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Introduction
The relationship between the spatial location of immigrants and attitudes towards immigration remains a key issue in the migration research agenda (Kaufmann and Harris, 2015; Tam Cho and Baer, 2011) and, more generally, in the public and policy debate. Specifically, a key question is whether an increase in the physical presence of immigrants -in the streets, in the neighbourhoods, at work, on the bus, at school -exerts a positive or a negative effect on how the majoritarian populations in destination countries perceive these immigrants.
Studies find that individuals who reside in neighbourhoods or small areas (i.e. provinces, small regions) with a higher immigrant concentration have, in general, more positive views towards immigration compared to individuals who live in native majoritarian areas (for an overview see Kaufmann and Harris (2015) ). Contact theory, which states that prejudice can reduce by means of (positive) contact with others, is a commonly used framework for explaining this finding (Pettigrew, 1998; Pettigrew and Tropp, 2006) . However, this effect might not always occur. Following the arguments posed by Quillian (1995) , we argue that the socioeconomic characteristics of the area might affect this relationship (see also Branton and Jones, 2005; Hjerm, 2009 ). While contact with immigrants might be positive for attitudes in areas that are better off -e.g. with more availability of jobs, better infrastructure, etc. -a higher presence of immigrants might bring no or even a negative effect on attitudes in areas with poorer (i.e. scarcer) resources. Competition or threat -rather than positive contact -would be the main explanatory effect (Blumer, 1958) .
Using data from the European Social Survey (2014), a cross-national dataset covering the most common destination countries in Europe, in combination with aggregated data collected at the NUTS3 1 level (small regions), the study answers the following questions:
 What is the relationship between attitudes towards immigration and immigrant concentration in the area of residence?
 Does this relationship vary according to the socioeconomic levels of the areas? If so, in which way?
Our study is innovative in different ways. First, to our knowledge, this question has not been explored yet at the European level and with such small geographies. On the one hand, previous studies based on cross-national data from Europe in combination with aggregated data collected at different NUTS levels (including NUTS3) explore only the effect of immigrant concentration (Semyonov and Glikman, 2009; Weber, 2015; Markaki and Longhi, 2013) , but not how it interacts with the socioeconomic characteristics of areas. On the other hand, while the highly cited work by Quillian (1995) and, more recently, the work by Hjerm (2007) -also based on cross-national data -do explore the interaction between immigrant concentration and socioeconomic characteristics of areas, this is done only at the country level.
The second innovative aspect of this study refers precisely to the type of the geographical areas we study. Thanks to permission granted by the board of European Social Survey, we use NUTS3 rather than countries or other intermediate geographies (which are often a much commonly used by researchers, given their accessibility). A recent study shows that, in general, the lower the geographical measure we use to measure the concentration of immigrants, the more positive attitudes are (Kaufmann and Harris, 2015) , a phenomenon that is attributed to contact theory (Pettigrew, 1998) . Indeed, Weber (2015) finds a positive effect at the NUTS3 level with data from the European Values Study (2008) . By using NUTS3 geographies, we intentionally wanted to confirm the finding that concentration plays a positive role on attitudes (which we do), and then see how (and if) this relationship changes when we 1 Nomenclature of territorial units for statistics.
move from more to less socioeconomically affluent contexts (which we also do). In other words, if contact theory appears as a potential relevant mechanism, then the next step -and main aim of this article -is to disentangle in which contexts it is.
The third value added by our study, finally, regards how we deal with the conditionality, which is not only relevant from a methodological perspective, but also from a theoretical point of view. The striking majority of research base their findings on the interpretation of the interaction between immigrant concentration and socioeconomic context (e.g. Quillian, 1995; Branton and Jones, 2005; Hjerm, 2007; Hjerm, 2009; Oliver and Mendelberg, 2000) . In other words, they generalise the findings to the entire distribution. However, when studying interaction terms it is important to evaluate whether the effect is statistically significant throughout the distribution or only in one part of it (Brambor et al., 2006) . This is relevant, because it allows to conclude in which contexts relationships work and in which contexts they do not.
Our findings reveal an interaction effect between immigrant concentration and socioeconomic conditions of neighbourhoods, which goes in the expected direction. However, and in line with the third value added of this study, we show that this interaction effect is significant only after a certain threshold of socioeconomic conditions has been crossed. In other words, while the increase in the immigrant concentration has a more positive effect on attitudes in better-off areas compared to areas with more intermediate socioeconomic conditions, in the poorest areas, the increase in the concentration of immigrants has no effect on attitudes.
The paper is organized as follows. Section 2 presents the theory and previous studies, with a particular focus on cross-national studies and those that have dealt with the interaction between immigrant and socioeconomic neighbourhood compositions. In section 3 we present the data and methodology. Sections 4 and 5 present, respectively, our empirical findings and robustness checks. Finally, we conclude and briefly discuss policy implications of our study in section 6.
Theoretical background
Whether individuals hold more positive or more negative attitudes towards immigrants depends on a high range of factors, which go from individual characteristics such as age, education and socioeconomic status (Ceobanu and Escandell, 2010) , to more contextual and macro characteristics, such as those measured at the regional (Markaki and Longhi, 2013) and country levels (Callens and Meuleman, 2017; Ruist, 2016) . A particularity of these studies, and of many social science studies in general, is that conditionality -that is, when the relationship between two variables depends on the values of a third variable -is often a secondary aspect of the analyses. That is, an individual's education, or a country's GDP or the number of immigrants in a region, are considered as additive explanations of attitudes. However, as the literature on intersectionality has highlighted for the analysis of class, gender and race inequalities (Crenshaw, 1991; Collins, 2015; Zuccotti and O'Reilly, 2018) , it is often the case that some relationships hold -or become stronger or milder -for some specific groups or in determined contexts. In terms of our research, there is a large number of studies that have explored whether the level of immigrants' concentration in the area of residence has an effect on the attitudes of native individuals living in those areas (for a review see: Kaufmann and Harris, 2015) . Yet, and with some important exceptions that we describe below (see e.g. Hjerm, 2009; Branton and Jones, 2005; Quillian, 1995) , these studies often do not consider the complexities of the context, especially as regards the socioeconomic characteristics of areas. Our study aims at bringing evidence in this research agenda, by studying the combined role of socioeconomic resources and immigrant concentration at the local level on attitudes towards immigration.
Attitudes & context: key explanatory mechanisms
Independently of whether we are studying the impact of individual characteristics or of context characteristics on attitudes, when trying to disentangle the mechanics behind these relationships of great importance is whether immigrants appear as a threat or not. The more an immigrant appears as a menace to an individual's or group's socioeconomic status, religion or culture, the more negative these views will be. Conversely, the more an individual or a group identifies with other individuals' or groups' values, or the more an individual has acquired the tools connected to tolerance and acceptance of diversity, the more these views will be positive. A relevant question is, therefore, what triggers threat? Or conversely, what triggers tolerant attitudes?
Studies that analyse the relationship between the immigrant composition of areas and attitudes towards immigration often discuss two potential theories that explain how this relationship might occur. These studies do not necessarily assume (and, in most cases, do not measure) daily contact between immigrants and native populations. However, their common guiding premise is that the physical presence of immigrants in the area of residence (varied types have been used: neighbourhood, provinces, regions, countries etc.) may influence how individuals think of them.
According to intergroup contact theories (Pettigrew, 1998; Pettigrew and Tropp, 2006) , exposure or contact with members of other groups, which inevitably happens in areas with a higher share of immigrant population, should lead to greater familiarity with these groups and, hence, to enhance linking for those groups. Although Allport (1954) argues that some conditions (equal status between the groups in the situation, common goals, intergroup cooperation, and the support of authorities, law, or custom) are necessary for intergroup contact to exert positive effects on attitudes, Pettigrew and Tropp (2006) show that positive attitudes may develop even if those conditions are not present. In contrast, intergroup threat theories, suggest that increased contact or exposure with immigrants will lead to increased negative views towards them (Quillian, 1995) . Feelings of threat may emerge for different reasons. Social-psychological explanations argue that individuals create their own identities by means of identifying themselves with -while, at the same time, differentiating themselves from -different types of groups. Next to the creation of identities, the development of prejudices and stereotyping also emerges as a parallel process (Blumer, 1958) . The arrival of individuals who come with different cultures, who speak a different language, who behave differently, constitute per se a potential threat to these group identities. At the same time, threat might also emerge through more rational reasoning, especially in terms of cost-benefit relationships (Markaki and Longhi, 2013; Citrin et al., 1997) . For example, a concern about the personal socioeconomic situation, or that of the area of residence or the country, might lead to see immigrants as a competitors for scarce resources (Coenders and Scheepers, 2008; Blalock, 1967) . That is, as increased numbers of ethnic or racial minorities compete for jobs, housing, and other economic resources, the majoritarian population might increasingly feel that their economic well-being and dominance are threatened (Wang and Todak, 2018) .
While apparently divergent, these theories do not necessarily have to be opposites. A key issue as to whether one of the two theories prevails refers to the conditions under which such contact or exposure occurs. Intergroup contact under conditions that imply a risk to the individuals' or groups' identity, or socioeconomic wellbeing does not necessarily mean that attitudes towards immigration will be negative. However, these conditions may increase the chances of less positive attitudes, compared to individuals immersed in contexts where exchanges occur with greater mutual understanding, or less competition for resources. This is in fact why we look at the socioeconomic conditions of areas. Our main hypothesis, which follows the arguments posed by previous studies (Hjerm, 2007; Hjerm, 2009; Branton and Jones, 2005; Quillian, 1995) , is that the expected positive attitudes associated with the presence of immigrants (which we expect to find at the NUTS3 level) will be lower or even null in areas where socioeconomic resources are poorer.
Previous studies
The link between the migrant composition of geographical areas and attitudes towards migration has been explored by a large number of studies (Branton and Jones, 2005; Hjerm, 2009; Markaki and Longhi, 2013; Kaufmann and Harris, 2015; Weber, 2015) . These studies are varied in terms of the geographical areas from where migrant shares are obtained (neighbourhoods, cities, provinces, countries), the migrants for whom shares are calculated (all, EU, non-EU) and the nature of the study (for a single country, for pooled countries).
Whether there is (or is not) a relationship between the migrant composition of areas and attitudes is a matter of debate. In a systematic review, Kaufmann and Harris (2015) argue that, in general, the smaller the geographical areas under study is, the more positive attitudes towards immigration are. In line with this argument, a recent cross-national study based on the European Values Study demonstrates this when moving from country or NUTS1/NUTS2 levels to NUTS3 level 2 (Weber, 2015) , which is also the geography used in the present study. In other words, it finds a positive correlation between the national proportion of immigrants and perceived threat and a negative relationship between both variables when the proportion of immigrants is measured at the NUTS3 level.
Some studies have broadened the analysis by exploring how the effect of an area's immigrant composition on attitudes interacts with the socioeconomic characteristics of areas. In a highly cited research based on data from the Eurobarometer, Quillian (1995) shows that in Western Europe prejudice is more likely when there is both a large foreign presence and poor economic conditions -measured in terms of GDP per capita -in a country, compared to a situation in which both factors were considered independently, as additive effects (i.e. rather than interacted). However, a more recent study based on a larger sample (22 countries, rather than 12) and more recent data (European Social Survey) does not find an interaction effect between share of immigration and socioeconomic conditions of countries (Hjerm, 2007) . When moving to lower-level geographies, the results seem to be more in line with Quillian's findings. For example, Hjerm (2009) finds for Sweden that people have stronger antiimmigrant attitudes in municipalities where unemployment is high and the proportion of foreign-born people is larger. Similar findings are observed in Branton and Jones (2005) , who study attitudes towards immigration policy in the US. Our study follows the arguments of these studies: it explores the effect of the interaction between immigrant concentration and socioeconomic characteristics of areas (percentage unemployed and GDP) on attitudes towards immigration in twelve European countries.
Methodology

Data and key variables
For our analysis, we use the seventh round of the European Social Survey (ESS henceforth), carried out in 2014-2015. The ESS is a standardized cross-sectional survey collecting information on attitudes toward immigrants and other relevant individuals' socio-demographic characteristics across 21 European countries. This survey is representative of all individuals above 15 years of age in each country. The ESS is appropriate to conduct cross-country comparisons since it does not present problems of measurement equivalence across countries, at least in the indicators we use in this study, i.e. those measuring attitudes towards immigrants (Davidov et al., 2018) . We chose the seventh round because it has a special module on immigration and, hence, a wider range of variables on attitudes (this module was only implemented once before, in 2002). In addition, the difficulties associated with obtaining NUTS3 geographies for ESS respondents, plus those related to finding contextual data at the NUTS3 level (most of it available for 2011), made us restrain our analysis to one ESS wave rather than to multiple ones.
We focus our analysis on native individuals, defined here as those born in the European countries under study and who have at least one parent born in the same country. Attitudes towards immigrants are measured using a combination of seven questions for which respondents need to provide an evaluation on whether immigrants worsen or improve the life in the country, and more specifically, on whether immigrants present an economic, cultural/religious or public threat to the country. Table A1 in appendix shows the precise formulation of these questions/items. For each question, individuals need to position themselves in a scale that ranges from zero (negative attitudes) to 10 (positive attitudes). Our dependent variable, attitudes towards immigrants, is a normalized variable (ranges from 0 to 1, where 1 refers to attitudes that are more positive) that combines the scores of all seven questions.
3 A Cronbach Alfa test gives a score equal to 0.86. In alternative to this specification, and for some analyses only, we have also used an indicator of attitudes that captures economic threat specifically. This variable is a summary of three questions measuring attitudes on economic issues only (questions 1, 2 and 3 in Table  A1 ), and varies between 0 and 1 (where 1 is less economic threat). A Cronbach Alfa test gives a score equal to 0.76.
Data on contextual characteristics were obtained for NUTS3 geographies. NUTS, Nomenclature of Territorial Units for Statistics, are standardized geographies that are often used for the elaboration and presentation of cross-national statistics in Europe. Although they can be very varied in terms of the population they contain 4 (see Table A2 in the appendix), there are three main reasons for choosing these geographies. First, they are the most detailed geography that can be attached to ESS data: in some cases, this geographical reference was already included as a variable in ESS data; in other cases, we obtained this information through a special license provided to us by the ESS coordination. Overall, we were able to obtain 422 NUTS3 areas from 12 European countries. Second, the use of these geographies mean that we can have an expectation in terms of the effect of the concentration of immigrants. It has been argued that the smaller the geography used, the more positive the attitudes are (Kaufmann and Harris, 2015) , and there is evidence that this positive effect is found when the share of immigrants is measured at the NUTS3 level (Weber, 2015) .
Thirdly, although competition for social services, like schools and housing, occur at a lower level (i.e. municipality or even the neighbourhood), competition for jobs -and the greater exposure to diverse individuals that this implies -takes place at a higher geographical level, due to higher mobility (Oliver and Mendelberg, 2000) .
Contextual, and key independent, variables used in this study are immigrant concentration, operationalized as share of immigrants in NUTS3, and socioeconomic characteristics of NUTS3. Specifically, we used the share of all immigrants over the total population, and the share of EU27 and non-EU27 immigrants (for additional analyses); unemployment rate and GDP per capita were used to identify areas' socioeconomic characteristics. All contextual variables refer to the year 2011. Data on immigration, which is based on information on country of birth, was obtained from EUROSTAT (Census Hub) 5 ; unemployment rate and GDP per capita was obtained from the official statistics of the twelve countries under analysis (see Table A4 in appendix for the sources of the data). The definition of NUTS3 includes areas with a size between 150.000 and 800.000 inhabitants.
5
Census data for year 2011 is the closest to 2014-2015 (years of the survey) we could obtain for all countries. https://ec.europa.eu/eurostat/web/population-and-housing-census/census-data/2011-census. There is a mismatch between the year of ESS (2014) and the year of contextual variables and census (2011). We think that this short time lag does not distort our baseline results as we do not expect relevant distributional changes in the shares of immigrants across NUTS3 provinces and relevant changes in the contextual variables between 2011 and 2014 at the NUTS3 level. Moreover, for most of the countries, ESS (2014) collects information on attitudes just before the start of the massive inflow of immigrants in 2015. One exception is Poland where the interviews where collected from April to September 2015. Excluding Poland from the estimates does not change significantly the results. Results are available upon request. Table 1 shows descriptive statistics of our main dependent (attitudes) and independent (context) variables; dispersion and min-max measures are calculated for NUTS3 geographies. Column (A) displays the statistics concerning attitudes towards immigrants. In countries such as Sweden, Finland and Germany, views towards immigrants are more positive, on average; while in Austria, Czech Republic and Hungary, views are more negative. The dispersion (standard deviation) of attitudes across NUTS3 areas is the highest in Austria, Germany and Poland. This dispersion is more evident when we look at the difference between the lowest average attitudes and the highest average attitudes in NUTS3 in each country: Austria, Germany and Poland present the highest variation (the difference between max and min is, respectively, 0.29, 0.31 and 0.22 points). Other countries like Estonia, Czech Republic and Sweden show a low variation in attitudes across NUTS3. In column (B), column (C) and column (D) are displayed the statistics of GDP per capita, unemployment rate and migration rate, respectively. NUTS3 differ considerably with respect to these contextual variables. For example, the dispersion of the GDP per capita across NUTS3 is more than one third of the mean in Ireland and Germany; while the dispersion of unemployment rate is half of the mean in Germany and one third in Czech Republic. The dispersion of the share of immigrants is about half of the mean in Austria, Germany and Estonia. Overall, these statistics show that a study at a more aggregate level would ignore this important heterogeneity in contextual characteristics.
Estimation method and possible scenarios
To test our research question, we use an OLS regression as our primary estimation method 6 . We check the robustness of our results using alternative methods and specifications (see section 4). The model specification is as follows:
where the dependent variable measures attitudes of individual i, residing in NUTS3 geography n. As explained before, this is a continuous variable that ranges between 0 and 1, where 1 is more positive attitudes. Our main explanatory variable is the interaction between the variable ℎ , measured as the share of immigrants at the NUTS3 level, and the vector ′ , which includes (in alternate models) unemployment rate at the NUTS3 level and the logarithm of GDP per capita at the NUTS3 level. The latter contextual variables are widely used by the literature as measures of the economic situation of an area and its level of development/wealth, respectively (Markaki and Longhi, 2013; Weber, 2015) . This interaction should capture the extent to which the local socioeconomic environment moderates the effect of the share of immigrants on attitudes. The vector ′ includes individual-level variables commonly used by the literature on attitudes towards immigration (Pardos-Prado, 2011; Ceobanu and Escandell, 2010; O'Rourke and Sinnott, 2006) . These include Age (number of years), Female (equal to 1 if the respondent is female, 0 otherwise), Parent foreign born (equal to 1 if at least one of the parents of the respondents was born abroad), a set of dummies following the ISCED classification of education 7 to measure educational attainment, a set of dummies (Employed, Unemployed, In education, Inactive) to control for the activity status, a set of dummies that capture political orientation (Left, Centre, Right), the ISEI index (Ganzeboom et al., 1992; Ganzeboom and Treiman, 1996) that measures occupational status and a set of dummies (City, City suburbs, Small town, Rural) for the typology of the area of residence. We also include in the estimations country fixed effects, 6 Note that this method does not take into account the spatial dependence of anti-immigration attitudes across NUTS3 geographies (Czaika and Di Lillo, 2018 There are different possible scenarios that may come out from the analysis, which will depend not only on the main effects of contextual variables but also on the interaction effect. Below we present some possible scenarios, which will help the reader interpret the results of the analysis later on. These scenarios correspond also to different interpretations in terms of the extent of threat and contact explanations. Figure 1 shows different graphs in which the marginal effect of the share of immigrants is plotted against the unemployment rate (black line); in all cases the relationship is plotted following the article's main expectation, that is, more positive attitudes in better off areas. In the first case (Graph A), the effect of share of immigrants on attitudes is always positive (the line is above the 0 line) but decreases as the share of unemployed people increases. This implies that an increase of immigrants has a positive effect on attitudes across all levels of the socioeconomic characteristics of areas; however, this effect is less strong in areas with a higher share of unemployed people. In the second case (Graph B), the effect of share of immigrants on attitudes is always negative (the line is below the 0 line) and increases as the share of unemployed people increases. This implies that an increase of immigrants has a negative effect on attitudes across all levels of the socioeconomic characteristics of areas; and that this effect is stronger in areas with a higher share of unemployed people. These different results might imply that contact theory prevails in the first case, while threat theory prevails in the second case, although both mechanisms probably take place simultaneously in both scenarios. The third scenario (Graphs C) is a mix of both. Here an increase in immigrants is only positive in areas that have from middle to low unemployment rates, while in areas that have from middle to high unemployment rates, an increase of immigrants has a negative effect on attitudes. Next to paying attention to the entire distribution of our independent variables and how and where the interaction takes place, our analysis also allows identifying where the interaction is statistically significant. This is because we can plot confidence intervals in the graphs. Therefore, independently of which scenario we get in our analysis (A, B or C), it might be the case that some effects are statistically significant only in some parts of the unemployment distribution. The analysis shows this pattern very clearly, as we discuss later on.
Empirical results
In Table 2 we present the results of our baseline model having as a dependent variable the general attitudes score. In model 1 and model 2 we explore the main effects of immigrants' share and of contextual variables (i.e. unemployment rate and GDP per capita, respectively) on attitudes, unconditional of individual-level controls. Consistent with the contact theory, a higher share of immigrants in the NUTS3 area of residence has a positive effect on attitudes towards immigrants. The coefficients of contextual variables show a negative association between the unemployment rate (model 1) and attitudes, and a positive association, though not significant, between the GDP per capita and attitudes (model 2). Overall, results suggest that in areas with a less favourable socioeconomic environment individuals express, on average, more negative attitudes.
The main research question of this paper is explored in models 3 -6. In these models we question whether the effect of share of immigrants on attitudes depends on the socioeconomic environment. To do this, we consider in the baseline estimations the interaction between the percentage of immigrants and each of the two contextual variables. In models 3 -4 and models 5 -6, we check the conditioning effect of contextual variables in estimations without and with individual level controls, respectively. The coefficient of the interaction between the percentage of immigrants and unemployment rate is negative and statistically significant at conventional level (model 3 and model 5). It suggests that the positive effect of the share of immigrants on attitudes is decreasing in the labour market conditions of the area. A clearer illustration of this effect is showed in Graph 1 in Figure 2 , which resembles scenario 3. Graph 1 displays the marginal effect of the share of immigrants on the attitudes towards immigrants, conditional on the level of unemployment rate in the NUTS3 areas. The higher the unemployment rate, the lower the positive effect of contact with immigrants and of exposure to ethnically diverse environment. However, this only applies to one part of the distribution. In other words, the conditioning effect of unemployment rate is relevant only for areas that are relatively better off, i.e. those with an unemployment rates between 1.8 per cent and 12.1 per cent 8 . This result suggests that in extremely deprived areas additional immigrants do not produce further intolerance towards immigrants. One explanation for this result could be a high degree of residential and/or labour market segregation of immigrants in these areas which reduces both contact with natives and the threat of job competition (or competition for economic resources). Similarly, especially in the U.S., it has been demonstrated that minority group segregation diminishes the impact of material threat on attitudes towards black people (Oliver and Mendelberg, 2000) or preferences towards Latino immigrants (Rocha and Espino, 2009). 8 The coefficient of an interaction is statistically significant across the values of the conditioning variable when the upper and lower bound of the 95% confidence interval (dashed lines in the graph) are both above or below the flat 0 line. Dependent variable: Attitudes score. The estimation method used is OLS. Country dummies included in the estimations. Errors are clustered at the NUTS3 level. Reference categories: For activity is employed; for education level is ISCED 1 (less than lower secondary); for urban agglomeration is urban; for political orientation is left wing.
Country dummies included in the estimations. Error clustered at the NUTS3 level. Robust standard errors in parentheses. *** p<0.01, ** p<0.05, * p<0.1
Figure 2. Illustrations of marginal effects
Graph 1 Graph 2
The socioeconomic context measured by the GDP per capita tells a similar story. The coefficient of the interaction between the percentage of immigrants and GDP per capita is positive and statistically significant at the 5 per cent level (model 6). Graph 2 displays the marginal effects of the share of immigrants on attitudes, conditional on the wealth of the areas measured in terms of GDP per capita. As in Graph 1, we find that a higher share of immigrants produces a positive effect on attitudes only in wealthier areas (with approximately more than 25.000 euros per capita). This result suggests that in richer areas natives and immigrants mix more and social contact may alleviate prejudice and counteract stereotypes. In addition, competition for jobs and public services such as schooling, social housing or health care might be less harsh in contexts with more job opportunities and a more developed infrastructure.
The results also reveal that the magnitude of both the main effects of share of immigrants and of the interaction effects are rather low (see model 5 and model 6). Referring to the coefficients in model 5, a sample average increase in share of immigrants by 10 per cent produces a direct increase of 0.03 in the attitude's score. Holding the share of immigrants at this average level, a change from the lowest unemployment level in the sample (1.8 per cent) to the highest unemployment level (12.1 per cent), erodes almost 2/3 of the direct (positive) effect of the share of immigrants, decreasing the attitudes score by 0.02 (from 0.031 to 0.011).
With regard to the effect of the other individual characteristics on attitudes, they are in line with previous literature (see Ceobanu and Escandell, 2010: for an overview). Individuals with a higher educational attainment tend to have more positive attitudes towards immigrants. Compared to lower than secondary (ISCED 1, reference category in Table 2 ), the effect of education level on attitudes goes from 0.014 of lower secondary (ISCED 2) to 0.082 of higher tertiary (ISCED 5_2). Occupational classification, which is strongly related to the educational level shows the same positive relationship with attitudes. According to the literature, better educated individuals are more tolerant and have higher personal security and autonomy (Dražanová, 2017) , have higher acceptance of diversity and higher exposure to foreign cultures (Hainmueller and Hiscox, 2007) . Our results also corroborate the evidence that individuals in more vulnerable situations (i.e. unemployed, low-skilled) may perceive immigrants as competitors in the labour market and therefore, have more negative attitudes towards immigrants. Dependent variable: Attitudes score. The estimation method used is OLS. All independent variables of Table 2 are included in the estimations. Country dummies included in the estimations. Error clustered at the NUTS3 level. Robust standard errors in parentheses. *** p<0.01, ** p<0.05, * p<0.1
Individuals having a parent born abroad show more favourable attitudes towards immigrants; while those with more conservative ideologies have stronger anti-immigrant sentiment (see also Bohman, 2011; Cohrs and Stelzl, 2010) . Compared to those declaring to be placed in the left-side of the political spectrum, centrists and those having right-wing political orientation have lower attitudes towards immigrants. Finally, results show that demographic characteristics such as age, gender and place of residence are not relevant predictors of attitudes.
In Table 3 we estimate the baseline models of Table 2 using the share of EU 27 immigrants and the share of non-EU 27 immigrants and their interactions with unemployment rate in model 1 and model 2, respectively. The conditioning effect of unemployment on attitudes is more relevant, both in magnitude and significance, for the EU 27 immigrants compared to the non-EU 27 immigrants. The same effect is found in model 3 and model 4, where the dependent variable is attitude towards immigrants on economic issues. These results suggest that economic concerns may influence anti-immigrant attitudes towards those immigrants perceived as competitors in the labour market (Mayda, 2006; Hainmueller and Hiscox, 2007) . Indeed, irrespective of the average level of skills, EU 27 immigrants have similar education to natives and their human capital might be easily transferable in the European labour market (Basilio et al., 2017) . Moreover, in areas with high unemployment, competition for jobs may exert further downward pressure on the wages of natives; and consequently, nourish more negative attitudes towards foreign competitors. Table A3 in appendix shows that results are qualitatively similar for GDP per capita.
Robustness checks
The results presented above might be affected by endogeneity. Endogeneity concerns arise because attitudes towards immigrants may both condition and be conditioned by the location choice of natives and immigrants. For instance, natives with more positive attitudes would prefer to live in areas with a higher share of immigrants while those with strong anti-immigrant sentiments will avoid residing in these areas. Also, immigrants would prefer to live in areas where environment is less hostile towards them. If this is the case, our results may be biased towards a more positive relationship between attitudes and share of immigrants (i.e. contact theory). The results on the conditioning effect of contextual variables would be biased as well. To address this source of endogeneity, Dustmann and Preston (2001) suggest to instrument the share of immigrants at a given geography, with the share of immigrants at higher geographies 9
In our study we instrument the share of immigrants at NUTS3 geography with the share of immigrants NUTS1 geography; we also instrument the interactions with two additional variables expressing the interaction between socioeconomic variables (unemployment rate and GDP per capita) and the share of immigrants, also measured at the NUTS1 geography.
In Table 4 , model 1 and model 2 show the results of estimations using the 2SLS method. In model 1, the results essentially confirm the findings of the OLS method, with no changes in the sign and statistical significance of the coefficient of the interaction between unemployment rate and share of immigrants. In model 2, the coefficient of the interaction between GDP per capita and share of immigrants differs, in statistical significance but not in sign, from the result we obtained using the OLS method. It indicates that the previous finding using the OLS method might be potentially driven by endogeneity.
We perform statistical tests to check the endogeneity of our regressors and the appropriateness of the instruments. The endogeneity test allows for clustered errors. Results in model 1 and model 2 show that the immigrant' share and its interaction with unemployment rate and GDP per capita are endogenous as the test is rejected at 2 per cent and 1 percent, respectively. Moreover, the Stock-Wright and AndersonRubin tests, both robust to weak instruments, show that the endogenous coefficients in the structural equation are both significantly different from 0 10 .
Table 4: Robustness checks
Model (1) Model (2) Model (3) Model (4) Model (5) Model ( It is widely known that the OLS method may attribute an excessive predictive power to observations with a high residual (outliers). This potentially leads to a distorted parameter estimation. To deal with 9
The validity of the instrument is based on the assumption that people's sorting (based on attitudes) outside sufficiently large areas is less likely to be due to limited mobility. Dustmann and Preston (2001) list among possible reasons that might restrict mobility outside a given area; travel time to work, proximity to family and friends. Also note that people's movement within these areas is not an issue as it does not alter the overall immigrant's share. Moreover, the share of immigrants in larger areas is highly correlated with the share of immigrants in smaller areas. 10 The test for weak instruments (with clustered errors) is less conclusive in our case. The Kleibergen-Paap F statistic does not show up in the output of our estimations. However, even if this statistic was available, it is not clear in the literature if it could be compared with the Stock and Yogo tables showing the critical values of acceptance (Cameron and Miller, 2015) .
this issue, we estimate the baseline model using the OLS method with outlier robust MM estimator proposed by Verardi and Croux (2009) .The results presented in model 3 and model 4 do not differ significantly from those obtained by using the OLS method (model 5 and model 6 in Table 2 ). Finally, in model 5 and 6, we use the multilevel linear regression method to check the robustness of our results
11
. Results are similar to those obtained using the OLS method only for unemployment rate and its interaction with share of immigrants (model 5 in Table 2 ).
Conclusions
Whether and how a higher presence of immigrants in the area of residence affects individuals' perceptions of immigrants has been a matter of great interest, both to researchers and to policy makers. Studies that have dealt with this question have often based their explanations on contact and threat theories. They have asked: Does a higher presence of immigrants promote contact and, hence, mutual understanding and more positive attitudes? Or does it create feelings of threat associated with the development of different types of fears? However, and with some exceptions, these studies have often disregarded the complexities of the environment in which individuals live.
Using data from the European Social Survey (ESS7), in combination with aggregated data at the NUTS3 level, this study has set out to address this research gap. It explores whether the relationship between immigrant concentration and attitudes is conditioned by the socioeconomic characteristics of areas. To our knowledge, this is the first study that has addressed this research question from a crossnational perspective and with such low-level geographies. It is also one of the few that explores the conditionality by paying attention to the entire distribution, allowing therefore to know precisely in which socioeconomic contexts a certain type of relationship between immigrant concentration and attitudes hold.
We find that the relationship between attitudes towards immigration and immigrant concentration is conditioned by the socioeconomic status of areas. Specifically, an increase in the concentration of immigrants leads, on average, to more positive attitudes towards immigrants. However, this effect decreases in areas with poorer socioeconomic conditions. An important aspect of our findings is that these effects only apply when comparing areas with medium socioeconomic conditions to those with good socioeconomic conditions. In the most deprived areas (lowest GDP per capita, highest unemployment rate) an increase in the concentration of immigrants does not seem to exert an influence on attitudes (at least not from a statistical point of view).
From a theoretical perspective the results suggest, first of all, that contact theory is probably a suitable framework for explaining attitudes at the local level. In line with Weber (2015) , who also uses NUTS3 geographies, we find a positive effect of immigrant concentration on attitudes. At the same time, the fact that attitudes become less positive as local socioeconomic conditions worsen might be an indication of threat explanations emerging. In other words, even if the effect of concentration on attitudes remains positive, a reduction in this effect indicates that the local socioeconomic context might put a threshold to the optimism regarding the presence of immigrants. Another important finding of this study is that in areas where one would expect threat mechanisms to occur to a greater extent -i.e. areas with the poorest socioeconomic conditions, where competition for public services and jobs is probably the highest -an increase of immigrants does not seem to influence attitudes. As argued before, this might be connected to how individuals are distributed in space and to what extent job segregation exists. It is nevertheless an outcome that would need further investigation.
From a policy perspective, our work contributes to the vivid debate on the optimal settlement of incoming immigrants and asylum seekers. Policy research has often focused on the spatial distribution of immigrants and the impact this may have on a series of objective and subjective outcomes, both for the immigrants themselves and the wider society. Our work emphasizes that a policy promoting the spatial distribution of immigrants should consider the socioeconomic characteristics of the areas in which they will reside. Essentially, this study suggests that immigrants' location in areas that have higher socioeconomic resources might foster immigrants' acceptance by the native population and, therefore, be a good strategy for improving a society's social cohesion. Table A4 . Definition of variables employed in the empirical analysis.
Variables Definition Source Dependent variable
Attitudes
Normalised scores of all 7 questions in Table A1 . 
ISEI
Continuous variable measuring the occupational status of Ganzeboom and respondents according to the ISEI 08 scale.
Treiman (1996) Left, Centre, Right 3 dummy variables for the political orientation on ESS (2014) respondents.
Employed, Unemployed, In education, Inactive
Dummy variables measuring the activity status of respondents.
ESS (2014)
City, City suburbs, Small town, Rural
Dummy variables capturing the typology of the area of residence of respondents.
ESS (2014)
ShareMig
Percentage of foreign-born individuals over the whole population of the NUTS3 area.
CENSUS (2011)
Unemployment
Percentage of unemployed individuals over the active population of the NUTS3 area.
National statistical offices (2011)
LogGDPpc Logarithm of gross domestic product of the NUTS3 area. National statistical offices (2011)
